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To monitor the mass production process, several quality control charts are constructed. 
Two of the most recognized schemes are the multivariate exponentially weighted moving 
average (MEWMA) and multivariate cumulative sum (MCUSUM) schemes. Originally, 
we assume that the observations from the production process are independent. However, 
sometimes the observations are autocorrelated. In this article, a vector autoregressive 
model VAR (m) is applied. Here we want to study the impact of autocorrelations on both 
schemes. We also want to know about which scheme is more efficient when the 
observations are autocorrelated.
The Performance of Multivariate Quality-Control 
Charts for Autocorrelated Bivariate Data
By
Chen-Hsiang Wu
Thesis submitted to the Faculty of the Graduate School
of the University of Maryland in partial fulfillment




Assistant Professor  Paul Zantek, Chair/Advisor
Associate Professor  Frank B. Alt
Associate Professor  Paul J. Smith
